Theorem concludes with what has been termed the classical period in the life of the Central Limit Theorem, the work of Lyapunov. 
Preface to the First Edition
A number of random phenomena are found to exhibit the following structure. The outcome of a process is subject to the action of a very large number of independently acting random factors, each of which has only a slight effect on the course of the process as a whole. The independently acting random factors can be identified with random variables X 1 , X 2 , . . . , X n and their cumulative effect can be identified with the sum S n = X 1 + X 2 + · · ·+ X n . The problem that arises is to determine the probabilistic behavior of S n (that is, the distribution function of S n ), where very little is known about the behavior of X 1 , X 2 , . . . , X n . Describe the behavior of the process as a whole when very little is known about the numerous independently acting random factors which determine the behavior of the process as a whole; a problem which at first sight seems of such overwhelming difficulty as to be immune to the most powerful weapons found in the arsenal of mathematical analysis. Yet, clues were uncovered and mathematical methods were developed. It is most remarkable that the distribution function of S n can be shown to be approximately normal, if it is assumed that the random factors described by X 1 , X 2 , . . . , X n are numerous, mutually independent, and the effect of each factor on the cumulative sum S n is very slight. The Central Limit Theorem (in the classical sense) is the generic name of a class of theorems which give, in precise mathematical terms, conditions under which the distribution function of a suitably standardized sum of independent random variables is approximately normal. This theorem is one of the most remarkable results in all of mathematics and is a dominating personality in the world of probability and statistics.
In this monograph I trace the fascinating history of the Central Limit Theorem from its origins to the early twentieth century. In doing so I have kept in mind the needs of nonspecialists in probability and statistics and I have attempted to present an account which would be accessible and interesting to students, teachers of secondary and college mathematics, and professionals in fields which make use of probabilistic and statistical methods. Of course, specialists in probability and statistics are cordially invited to partake as well.
The emergence of the Central Limit Theorem in an abstract mathematical form was a syncretic process in which there were fused such ingredients as the development of the hypothesis of elementary errors as a foundation for the view that the probability law governing the error distribution arising from a measurement process is normal, investigations connected with determining the probability that the arithmetic mean of the errors of observation arising from a measurement process is contained within given limits, Laplace's formulation and study of the problem of determining the probability that the mean inclination of the orbits of a given number of comets to a given plane is between given limits, de Moivre's pioneering work xi xii PREFACE TO THE FIRST EDITION on the approximation of binomial sums by integrals of e −t development and interaction of these factors.
Chebyshev ushered in the mathematically abstract phase in the life of the Central Limit Theorem. His formulation of an "abstract" Central Limit Theorem and its proof by his ingenious method of moments are discussed in Chapter 7. In the concluding Chapter 8 the brilliant work of Chebyshev's pupils Alexander Mikhailovich Lyapunov and Andrei Andreevich Markov, who ventured forth in strikingly different directions, is examined. Markov further developed and refined Chebyshev's method of moments as his mathematical instrument while Lyapunov overcame grave analytic difficulties to establish a Central Limit Theorem of great generality by fashioning an approach from the tools of classical analysis. The work of these distinguished scholars closed the classical period in the life of the Central Limit Theorem and is the stopping point of this study.
The 
